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certain volume of particular stocks at a minimum price or better by a certain time. 
Likewise, the order book could contain instructions to purchase a certain volume of stocks 
at a certain price or less by a certain time. It is necessary for a trader to constantly check 
the order book to make sure that orders are being fulfilled and to check price movements of 
5 individual stocks relevant to the order book. Many systems currently on the market 
maintain an order book as a separate application to the main trading display which tends to 
be inconvenient for a trader. 

It would be particularly advantageous to provide a trader with a trading data visualisation 
10 system which provides all the necessary data in a graphical format to assist traders in stock 
selection and in carrying out instructions in an order book. 

SUMMARY OF INVENTION 

15 In one form the invention comprises a trading data visualisation system comprising a 
transaction database stored in computer memory of transaction data representing 
transactions and desired transactions in relation to one or more tradable items, the 
transaction data comprising one or more data sets, one or more of the data sets comprising 
an item identifier, a transaction identifier and an item volume value; a retrieval component 

20 configured to retrieve transaction data from the transaction database; and a display 
configured to display one or more graphical representations of some or all of the transaction 
data including at least one desired transaction, the size of one or more of the graphical 
representations proportional to the volume of tradable items represented by die transaction 
data. 

25 

In another form the invention comprises a method of visualising trading data comprising 
the steps of maintaining in computer memory a transaction database of transaction data 
representing offers for sale, offers to buy and concluded sales in relation to one or more 
tradable items, the transaction data comprising one or more data sets, one or more of the 
30 data sets comprising an item identifier, a transaction identifier and an item volume value; 
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retrieving transaction data from the transaction database; and displaying one or more 
graphical representations of some or all of the transaction data including at least one offer 
for sale or offer to buy, the size of one or more of the graphical representations proportional 
to the volume of tradable items represented by the transaction data. 

5 

BRIEF DESCRIPTION OF THE FIGURES 

Preferred forms of the trading data visualisation system and method will now be described 
with reference to the accompanying figures in which: 

10 

Figure 1 shows a block diagram of a system in which one form of the invention may be 
implemented; 

Figure 2 shows the preferred system architecture of hardware in which the present 
15 invention may be implemented; 

Figure 3 shows one preferred form display of a trading stock in accordance with the 
invention; 

20 Figure 4 shows an order book generated in accordance with the invention; 
Figure 5 shows a combined trading stock display and order book; and 
Figure 6 shows die combined display of Figure 5 generated for several stocks. 

25 
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trader is behind target, the proportion of the total order by which the trader is behind is 
preferably indicated in a darker colour to draw a trader's attention to the deficiency. 

An important feature of the invention, as shown in Figure 5, is in displaying a graphical 
representation 310 of one or more transactions and displaying data 320 from the order book 
together. As shown in Figure 5, individual transactions involving a particular stock are 
displayed in the same manner described with reference to Figure 3. Positioned beneath the 
transaction representations could be an order book for a trader involving that stock in a 
similar manner to that described above with reference to Figure 4. In this way graphical 
representations of both actual transactions and desired transactions in relation to one or 
more tradable items are displayed. 

The order book in Figure 5 contains an order to sell 1.5 million units of Rio stock at a price 
of $29.15 or better by a time of 2.00pm. As shown in Figure 5, this particular trader is 
is running behind schedule as indicated by area 322. A target price bracket indicated at 330 
could be positioned at a y position in the display corresponding to the minimum price for 
sale of the stock. In this way, a trader is immediately provided with an indication of the 
stock immediately available at the target price or better. All the trader needs to do is scan 
the bids and asks above the target price bracket 330 for the best bid. 

20 

Referring to Figure 6, the invention could also provide a display 400 to a user on client 20 
involving more than one type of stock. The representation 400 preferably includes a focus 
window 410 showing in detail one of the stocks under consideration. Positioned adjacent 
the focus window 410 is preferably a thumb nail window 420 showing a series of smaller 
25 representations of stocks and order books. The thumb nail window 420 represents context 
across all stocks of interest, including for example the order book or watch list. Although 
the representations are smaller, significant elements of the visualisations are represented as 
the most striking using the techniques described above giving indications of market depth, 
spread, price, trends, urgent orders and opportunities and threats. In this way, the user can 
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CLAIMS 

1. A trading data visualisation system comprising: 

a transaction database stored in computer memory of transaction data representing 
5 transactions and desired transactions in relation to one or more tradable items, the 
transaction data comprising one or more data sets, one or more of the data sets comprising 
an item identifier, a transaction identifier and an item volume value; 

a retrieval component configured to retrieve transaction data from the transaction 
database; and 

10 a display configured to display one or more graphical representations of some or all 

of the transaction data including at least one desired transaction, the size of one or more of 
the graphical representations proportional to the volume of tradable items represented by 
the transaction data. 

15 2. A trading data visualisation system as claimed in claim 1 wherein one or more of 
the data sets includes a time value. 

3. A trading data visualisation system as claimed in claim 2 wherein one or more of 
the graphical representations has a colour property based on the time value in each data set 

20 

4. A trading data visualisation as claimed in claim 2 or claim 3 wherein the display is 
configured to display two or more graphical representations of some or all of the 
transaction data, the graphical representations positioned relative to the other graphical 
representation(s) based on the time value in each data set 

25 

5. A trading data visualisation system as claimed in any one of the preceding claims 
wherein one or more of the graphical representations has a colour property based on the 
transaction identifier in each data set. 
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6. A trading data visualisation system as claimed in any one of die preceding claims 
wherein one or more of the data sets includes a currency value. 

7. A trading data visualisation system as claimed in claim 6 wherein die display is 
5 configured to display two or more graphical representations, each graphical representation 

positioned relative to the other graphical representation^) based on the currency value in 
each data set 

8. A trading data visualisation system as claimed in any one of the preceding claims 
10 wherein the display is configured to display two or more graphical representations, the 

graphical representations positioned relative to the other graphical representation(s) based 
on the transaction identifier in each data set 

9. A method of visualising trading data comprising the steps of: 

15 maintaining in computer memory a transaction database of transaction data 

representing offers for sale, offers to buy and concluded sales in relation to one or more 
tradable items, the transaction data comprising one or more data sets, one or more of the 
data sets comprising an item identifier, a transaction identifier and an item volume value; 
retrieving transaction data from the transaction database; and 

20 displaying one or more graphical representations of some or all of the transaction 

data including at least one offer for sale or offer to buy, die size of one or more of the 
graphical representations proportional to the volume of tradable items represented by the 
transaction data. 

25 10. A method of visualising trading data as claimed in claim 9 wherein one or more of 
the data sets includes a time value. 

11. A method of visualising trading data as claimed in claim 10 further comprising the 
step of displaying one or more of the graphical representations with a colour property based 
30 on the time value in each data set 
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12. A method of visualising trading data as claimed in claim 10 or claim 1 1 further 
comprising the step of displaying two or more graphical representations of some or all of 
the transaction data, the graphical representations positioned relative to the other graphical 

5 representations) based on the time value in each data set. 

13. A method of visualising trading data as claimed in any one of claims 9 to 12 further 
comprising the step of displaying one or more graphical representations with a colour 
property based on the transaction identifier in each data set 

10 

14. A method of visualising trading data as claimed in any one of claims 9 to 13 
wherein one or more of the data sets includes a currency value. 

15. A method of visualising trading data as claimed in claim 14 further comprising die 
15 step of displaying two or more graphical representations, the graphical representations 

positioned relative to the other graphical representation(s) based on the currency value in 
each data set. 

16. A method of visualising trading data as claimed in any one of claims 9 to IS further 
20 comprising die step of displaying two or more graphical representations, the graphical 

representations positioned relative to the other graphical representation^) based on the 
transaction identifier in each data set 

1 7. A trading data visualisation system comprising: 

25 a transaction database stored in computer memory of transaction data representing 

transactions and desired transactions in relation to one or more tradable items, the 
transaction data comprising one or more data sets, one or more of the data sets comprising 
an item identifier, a transaction identifier and an item volume value; 

a retrieval component configured to retrieve transaction data from the transaction 

30 database; and 
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a display configured to display one or more graphical representations of some or all 
of the transaction data including at least one desired transaction, the size of one or more of 
the graphical representations proportional to the volume of tradable items represented by 
the transaction data. 

5 

18. A trading data visualisation system as claimed in claim 17 wherein one or more of 
the data sets includes a time value and/or a currency value. 

19. A trading data visualisation system as claimed in claim 18 wherein one or more of 
10 the graphical representations has a colour property based on the time value and/or currency 

value in each data set. 

20. A trading data visualisation system as claimed in claim 18 or claim 19 wherein the 
display is configured to display two or more graphical representations, the graphical 

15 representations positioned relative to the other graphical representation(s) based on the time 
value and/or currency value in each data set 

21. A trading data visualisation system as claimed in any one of claims 17 to 20 
wherein one or more of the graphical representations has a colour property based on the 

20 transaction identifier in each data set. 

22. A trading data visualisation system as claimed in any one of claims 17 to 21 
wherein the display is configured to display two or more graphical representations, the 
graphical representations positioned relative to the other graphical representation(s) based 

25 on the transaction identifier in each data set 

23 . A method of visualising trading data comprising the steps of: 

maintaining in computer memory a transaction database of transaction data 
representing offers for sale, offers to buy and concluded sales in relation to one or more 
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tradable items, the transaction data comprising one or more data sets, one or more of the 
data sets comprising an item identifier, a transaction identifier and an item volume value; 

retrieving transaction data from the transaction database; and 
displaying one or more graphical representations of some or all of the transaction data 
5 including at least one offer for sale or offer to buy, the size of one or more of the graphical 
representations proportional to the volume of tradable items represented by the transaction 
data. 

24. A method of visualising trading data as claimed in claim 23 wherein one or more of 
10 the data sets includes a time value and/or a currency value. 

25. A method of visualising trading data as claimed in claim 23 or claim 24 further 
comprising the step of displaying one or more of the graphical representations with a colour 
property based on the time value and/or currency value in each data set 

15 

26. A method of visualising trading data as claimed in claim 24 or claim 25 further 
comprising the step of displaying two or more graphical representations of some or all of 
the transaction data, the graphical representations positioned relative to the other graphical 
representation^) based on the time value and/or currency value in each data set 

20 

27. A method of visualising trading data as claimed in any one of claims 23 to 26 
further comprising the step of displaying one or more graphical representations with a 
colour property based on the transaction identifier in each data set. 

25 28. A method of visualising trading data as claimed in any one of claims 23 to 27 
further comprising the step of displaying two or more graphical representations, the 
graphical representations positioned relative to the other graphical representations) based 
on the transaction identifier in each data set. 
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29. A trading data visualisation system comprising: 

a transaction database stored in computer memory of transaction data representing 
transactions and desired transactions in relation to one or more tradable items, the 
5 transaction data comprising one or more data sets, one or more of the data sets comprising 
an item identifier, a transaction identifier and an item volume value; 

a retrieval component configured to retrieve transaction data from the transaction 
database; and 

a display configured to display one or more graphical representations of some or all 
10 of the transaction data including at least one desired transaction, the size of one or more of 
the graphical representations proportional to the volume of tradable items represented by 
the transaction data. 

30. A trading data visualisation system as claimed in claim 29 wherein one or more of 
1 5 the data sets includes a time value. 

31. A trading data visualisation system as claimed in claim 30 wherein one or more of 
die graphical representations has a colour property based on the time value in each data set 

20 32. A trading data visualisation system as claimed in claim 30 wherein the display is 
configured to display two or more graphical representations of some or all of the 
transaction data, the graphical representations positioned relative to the other graphical 
representation(s) based on the time value in each data set 

25 33. A trading data visualisation system as claimed in claim 29 wherein one or more of 
the data sets includes a currency value. 

34. A trading data visualisation system as claimed in claim 33 wherein the display is 
configured to display two or more graphical representations, each graphical representation 



&2906 



AMENDED SHEET 
(PEA/AU 



PCT/NZ02/00007 
Received 07 March 2003 



19 

positioned relative to the other graphical representation(s) based on the currency value in 
each data set. 

35. A trading data visualisation system as claimed in claim 29 wherein one or more of 
5 the graphical representations has a colour property based on the transaction identifier in 

each data set. 

36. A trading data visualisation system as claimed in claim 29 wherein the display is 
configured to display two or more graphical representations, the graphical representations 

10 positioned relative to the other graphical representation(s) based on the transaction 
identifier in each data set. 

37. A method of visualising trading data comprising the steps of: 

maintaining in computer memory a transaction database of transaction data 
15 representing offers for sale, offers to buy and concluded sales in relation to one or more 
tradable items, the transaction data comprising one or more data sets, one or more of the 
data sets comprising an item identifier, a transaction identifier and an item volume value; 

retrieving transaction data from the transaction database; and 
displaying one or more graphical representations of some or all of the transaction data 
20 including at least one offer for sale or offer to buy, the size of one or more of the graphical 
representations proportional to the volume of tradable items represented by the transaction 
data. 

38. A method of visualising trading data as claimed in claim 37 wherein one or more of 
25 the data sets includes a time value. 

39. A method of visualising trading data as claimed in claim 38 further comprising the 
step of displaying one or more of the graphical representations with a colour property based 
on the time value in each data set. 

30 
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40. A method of visualising trading data as claimed in claim 38 further comprising the 
step of displaying two or more graphical representations of some or all of the transaction 
data, each graphical representation positioned relative to the other graphical 
representation^) based on the time value in each data set 

41 . A method of visualising trading data as claimed in claim 37 wherein one or more of 
the data sets includes a currency value. 

42. A method of visualising trading data as claimed in claim 41 further comprising the 
step of displaying two or more graphical representations, the graphical representations 
positioned relative to the other graphical representation^) based on the currency value in 
each data set 

43. A method of visualising trading data as claimed in claim 37 further comprising the 
step of displaying one or more of the graphical representations with a colour property based 
on the transaction identifier in each data set. 

44. A method of visualising trading data as claimed in claim 37 further comprising the 
step of displaying two or more graphical representations, the graphical representations 
positioned relative to the other graphical representation^) based on the transaction 
identifier in each data set. 
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